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Certificateholder Monthly Distribution Summary

 
 

 Class 

A1
A2
AR
P
C

 
 

   Cusip   

021466AA5
021466AB3
021466AC1
021466AL1
021466AK3

 
Class

Description

Senior
Senior

Residual
Prepay Penalties

Residual

Certificate
Rate
Type

Var-Act/360
Var-Act/360
Fix-30/360
Fix-30/360
Fix-30/360

 
   Beginning   

Balance

366,768,632.73
40,751,533.79

0.00
100.00

2,239,836.83

Pass
    Through    

Rate (%)

5.505000
5.224932
5.224932
0.000000

82.505161

 
Principal

Distribution

2,831,208.80
314,574.61

0.00
0.00
0.00

 
Interest

Distribution

1,738,636.14
198,793.91

0.00
14,239.31

153,998.42

 
Total

Distribution

4,569,844.94
513,368.52

0.00
14,239.31

153,998.42

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00

 
     Ending     

Balance

363,937,423.93
40,436,959.18

0.00
100.00

2,239,836.83

Cumulative
Realized
Losses

0.00
0.00
0.00
0.00
0.00

M1
M2
M3
M4
M5
M6
M7
M8
M9
M10
M11

021466AD9
021466AE7
021466AF4
021446AG2
021466AH0
021466AJ6

021466AM9
021466AN7
021466AP2
021466AQ0
021466AR8

Junior
Junior
Junior
Junior
Junior
Junior
Junior
Junior
Junior
Junior
Junior

Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360

3,808,000.00
3,136,000.00
3,360,000.00
1,568,000.00
1,568,000.00
1,568,000.00
1,568,000.00
1,568,000.00
1,568,000.00
2,240,000.00
1,790,000.00

5.224932
5.224932
5.224932
5.224932
5.224932
5.224932
5.224932
5.224932
5.224932
5.224932
5.224932

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

18,838.49
15,568.06
16,737.93
7,838.04
7,973.06
7,986.56
8,081.08
8,756.19
8,958.72

14,727.07
11,768.50

18,838.49
15,568.06
16,737.93
7,838.04
7,973.06
7,986.56
8,081.08
8,756.19
8,958.72

14,727.07
11,768.50

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

3,808,000.00
3,136,000.00
3,360,000.00
1,568,000.00
1,568,000.00
1,568,000.00
1,568,000.00
1,568,000.00
1,568,000.00
2,240,000.00
1,790,000.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Totals 431,262,266.52 3,145,783.41 2,232,901.48 5,378,684.89 0.00 428,116,483.11 0.00
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Principal Distribution Detail

 
 

 Class 

A1
A2
AR
P
C

 
 

Cusip

021466AA5
021466AB3
021466AC1
021466AL1
021466AK3

Original
Certificate

Balance

379,787,000.00
42,198,000.00

100.00
100.00

2,240,265.84

Beginning
Certificate

Balance

366,768,632.73
40,751,533.79

0.00
100.00

2,239,836.83

Scheduled
Principal

Distribution

2,831,208.80
314,574.61

0.00
0.00
0.00

Unscheduled
Principal

Adjustments

0.00
0.00
0.00
0.00
0.00

Net
Principal

Distribution

2,831,208.80
314,574.61

0.00
0.00
0.00

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00

Ending
Certificate

Balance

363,937,423.93
40,436,959.18

0.00
100.00

2,239,836.83

Ending
Certificate

Factor

0.95826719696
0.95826719696
0.00000000000
1.00000000000
0.99980850005

M1
M2
M3
M4
M5
M6
M7
M8
M9
M10
M11

021466AD9
021466AE7
021466AF4
021446AG2
021466AH0
021466AJ6

021466AM9
021466AN7
021466AP2
021466AQ0
021466AR8

3,808,000.00
3,136,000.00
3,360,000.00
1,568,000.00
1,568,000.00
1,568,000.00
1,568,000.00
1,568,000.00
1,568,000.00
2,240,000.00
1,790,000.00

3,808,000.00
3,136,000.00
3,360,000.00
1,568,000.00
1,568,000.00
1,568,000.00
1,568,000.00
1,568,000.00
1,568,000.00
2,240,000.00
1,790,000.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

3,808,000.00
3,136,000.00
3,360,000.00
1,568,000.00
1,568,000.00
1,568,000.00
1,568,000.00
1,568,000.00
1,568,000.00
2,240,000.00
1,790,000.00

1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000

Totals 445,727,200.00 431,262,266.52 3,145,783.41 0.00 3,145,783.41 0.00 428,116,483.11
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Interest Distribution Detail

 
 

 Class 

A1
A2
AR
P
C

Beginning
Certificate

Balance

366,768,632.73
40,751,533.79

0.00
100.00

2,239,836.83

Pass
    Through    

Rate (%)

5.505000
5.224932
5.224932
0.000000

82.505161

 
Current
Interest

1,738,636.14
183,351.22

0.00
0.00

153,998.42

Total
Interest

Due

1,738,636.14
183,351.22

0.00
0.00

153,998.42

Net Rate
Carryover

Paid

0.00
0.00
0.00
0.00
0.00

Net
Interest
Shortfall

0.00
0.00
0.00
0.00
0.00

 
Interest

Paid

1,738,636.14
198,793.91

0.00
14,239.31

153,998.42

Net Rate
Carryover
After Dist.

0.00
0.00
0.00
0.00
0.00

M1
M2
M3
M4
M5
M6
M7
M8
M9
M10
M11

3,808,000.00
3,136,000.00
3,360,000.00
1,568,000.00
1,568,000.00
1,568,000.00
1,568,000.00
1,568,000.00
1,568,000.00
2,240,000.00
1,790,000.00

5.224932
5.224932
5.224932
5.224932
5.224932
5.224932
5.224932
5.224932
5.224932
5.224932
5.224932

17,133.13
14,109.64
15,117.47
7,054.82
7,054.82
7,054.82
7,054.82
7,054.82
7,054.82

10,078.31
8,053.65

17,133.13
14,109.64
15,117.47
7,054.82
7,054.82
7,054.82
7,054.82
7,054.82
7,054.82

10,078.31
8,053.65

1,705.36
1,458.42
1,620.46

783.22
918.24
931.75

1,026.26
1,701.37
1,903.91

0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

18,838.49
15,568.06
16,737.93
7,838.04
7,973.06
7,986.56
8,081.08
8,756.19
8,958.72

14,727.07
11,768.50

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Totals 431,262,266.52 2,182,806.90 2,182,806.90 12,048.99 0.00 2,232,901.48 0.00
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Current Payment Information
Factors per $1,000

 
 

 Class 

A1
A2
AR
P
C

 
 

Cusip

021466AA5
021466AB3
021466AC1
021466AL1
021466AK3

Original
Certificate

Balance

379,787,000.00
42,198,000.00

100.00
100.00

2,240,265.84

Beginning
Certificate

Balance

965.721924999
965.721924999

0.000000000
1,000.000000000

999.808500049

 
Principal

Distribution

7.454728035
7.454728035
0.000000000
0.000000000
0.000000000

 
Interest

Distribution

4.577924309
4.710979329
0.000000000

142,393.100000000
68.741134748

Ending
Certificate

Balance

958.267196964
958.267196964

0.000000000
1,000.000000000

999.808500048

Pass
    Through    

Rate (%)

5.505000
5.224932
5.224932
0.000000

82.505161

M1
M2
M3
M4
M5
M6
M7
M8
M9
M10
M11

021466AD9
021466AE7
021466AF4
021446AG2
021466AH0
021466AJ6

021466AM9
021466AN7
021466AP2
021466AQ0
021466AR8

3,808,000.00
3,136,000.00
3,360,000.00
1,568,000.00
1,568,000.00
1,568,000.00
1,568,000.00
1,568,000.00
1,568,000.00
2,240,000.00
1,790,000.00

1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000

4.947083333
4.964305556
4.981527778
4.998750000
5.084861111
5.093472222
5.153750000
5.584305556
5.713472222
6.574583333
6.574583333

1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

5.224932
5.224932
5.224932
5.224932
5.224932
5.224932
5.224932
5.224932
5.224932
5.224932
5.224932

Totals 445,727,200.00 967.547563891 7.057642904 5.009569710 960.489920988
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Pool Level Data  

Distribution Date
Cut-off Date
Record Date
Determination Date
LIBOR Determination Date
Accrual Period 30/360

Number of Days in 30/360 Accrual Period

Accrual Period Actual Days

Number of Days in Actual Accrual Period

Begin
End

Begin
End

 

8/25/06
4/ 1/06
7/31/06
8/22/06
7/21/06
7/ 1/06
8/ 1/06

30

7/25/06
8/25/06

31

Interest Rate Details

Libor Rate
Group 1 Net Rate Cap

5.38500%
5.22493%

Collateral Detail

Original Mortgage Loan Details

Original Aggregate Loan Count
Original Stated Principal Balance
Original Weighted Average Mortgage Rate
Original Weighted Average Net Mortgage Rate
Original Weighted Average Remaining Term

1,811
447,967,365.84

6.51717%
6.24229%

359
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Current Mortgage Loan Details

Beginning Aggregate Loan Count
Loans Paid Off or otherwise removed pursuant to the PSA
Ending Aggregate Loan Count

1,756
13

1,743

Beginning Pool Stated Principal Balance
Scheduled Principal
Unscheduled Principal
Realized Principal Losses
Ending Pool Stated Principal Balance

433,502,003.35
34,828.56

3,110,954.85
0.00

430,356,219.94

Beginning Weighted Average Mortgage Rate
Beginning Weighted Average Net Mortgage Rate
Ending Weighted Average Mortgage Rate
Ending Weighted Average Net Mortgage Rate

6.50385%
6.22902%
6.50131%
6.22702%

Beginning Weighted Average Remaining Term to Maturity
Ending Weighted Average Remaining Term to Maturity

357
356
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Servicer Remittance Summary

Interest Remittance Amount

Scheduled Interest Collected
Interest Advances
Compensating Interest
Liquidation Interest Proceeds
Seller Shortfall Interest Requirement
Less: Advances and Expenses Reimbursed
Total Interest Remittance Amount

2,222,838.38
29,268.22
1,389.70

0.00
0.00
0.00

2,253,496.30

Principal Remittance Amount

Scheduled Principal
Curtailment Principal
Paid in Full Principal
Repurchased Principal
Liquidation Principal
Subsequent Recoveries
Less: Non-Recoverable Principal Advances relating to Principal
Total Principal Remittance Amount

34,828.56
47,325.39

3,063,629.46
0.00
0.00
0.00
0.00

3,145,783.41

Total Servicer Remittance 5,399,279.71
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Distributable Amounts

Principal Distribution Amount

Principal Remittance Amount
Extra Principal Distribution Amount
Transfer from Prefunding Account Month 1
Less: OC Reduction
Principal Distribution Amount

3,145,783.41
0.00
0.00
0.00

3,145,783.41

Interest Funds

Interest Remittance
Less:  Trustee Fee
Interest Funds

2,253,496.30
3,251.27

2,250,245.03

Swap Contract

Net Swap Payment

Class A1 Swap Payment Received
Class A1 Swap Payment Paid

0.00
31,582.85

Certificate Swap Payment Received
Certificate Swap Payment Paid

26,575.26
0.00

Swap Termination Fee
Seniors Current Interest and Interest Carry Forward Amounts
Subordinate Current Interest and Interest Carry Forward Amounts
Extra Principal Distribution to meet OD Deficiency
Net Carryover Amounts Paid
Senior Unpaid Loss Amounts
Subordinate Unpaid Loss Amounts
Total

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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Servicer Advances

Principal Advances
Interest Advances
Reimbursement for Principal & Interest Advances
Reimbursement for Nonrecoverable Advances
Total Advances

550.02
29,268.22

0.00
0.00

29,818.24

Fees of the Trust

Gross Master Servicing Fee
Net Master Servicing Fee Paid
Trustee Fee
Mortgage Insurance
Total Net Loan Fees

90,312.92
88,923.22
3,251.27

5,718
97,892.84

Mortgage Prepayment Details

Principal Balance of Loans Paid in Full
Prepayment Interest Excess
Prepayment Interest Shortfall
Compensating Interest
Non-Supported Prepayment Interest Shortfall
Prepayment Charges
CPR %
SMM %

3,063,629.46
0.00

1,389.70
1,389.70

0.00
14,239.31
8.28034%
0.71769%

Loan Substitution

Aggregate Stated of Principal Balances Removed
Aggregate Stated of Principal Balance Added
Aggregate Principal Substitution Shortfall Amount

0.00
0.00
0.00
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Loan Status

Delinquency Information

  
 

Group 1

30-59 Days 
Count

 
Count %

 
Balance

 
Balance %

19 1.09007% 4,085,579.89 0.94935%

60-89 Days 
Count

 
Count %

 
Balance

 
Balance %

2 0.11474% 642,907.08 0.14939%

90+ Days 
Count

 
Count %

 
Balance

 
Balance %

1 0.05737% 480,000.00 0.11154%

  
 

Group 1

Foreclosure 
Count

 
Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

Bankruptcy 
Count

 
Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

REO 
Count

 
Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

Realized Loss Detail

Current Period Realized Losses
Cumulative Realized Losses
Total Liquidated Loan Balance
Total Liquidated Proceeds
Subsequent Recoveries

0.00
0.00
0.00
0.00
0.00

 Group Loan ID Liquidation Balance Liquidation Proceeds Realized Loss

Group I
N/A
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Trust Accounts

Certificate Account

Beginning Balance 0.00

Deposits Principal Remittance
Interest Remittance
Prepayment Charges
Total Available Funds

3,145,783.41
2,253,496.30

14,239.31
5,413,519.02

Withdrawals To the Master Servicer, any unpaid or reimbursed Amounts
To the Seller, any unpaid or reimbursed Amounts
To the Depositor, any unpaid or reimbursed Amounts
To Terminate the Account
To the Distribution Account

0.00
0.00
0.00
0.00

5,413,519.02

Ending Balance 0.00

Distribution Account

Beginning Balance 0.00

Deposits From the Certificate Account, the Total Available Funds
Investment Income
Withdrawal from Principal Account
Total Deposit

5,413,519.02
0.00
0.00

5,413,519.02

Withdrawals To the trustee, the Trustee Fee
To the Counterparty, the Net Swap Payment
To the Classes, Principal and Interest Payments
To Terminate the Distribution Account
Total Withdrawals

3,251.27
31,582.85

5,378,684.90
0.00

5,413,519.02

Ending Balance 0.00
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Carryover Reserve Account

Beginning Balance
Deposits from Excess Cashflow
Withdrawals
Ending Balance

0.00
27,491.68
27,491.68

0.00

For Details on the NRC Payment, see Interest Detail, page 3

Swap Accounts

A-1 Swap Account

Beginning Balance
Deposits
Withdrawals
Ending Balance

0.00
31,582.85
31,582.85

0.00

Certificate Swap Account

Beginning Balance
Deposits
Withdrawals
Ending Balance

0.00
26,575.26

0.00
26,575.26

Principal Reserve Fund

Beginning
Deposit
Withdrawal to Class P
Ending Balance

100.00
0.00
0.00

100.00
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Credit Enhancements

Overcollateralization Details

OC Amount Beginning
OC Floor
OC Target Amount
OC Reduction
OC Amount Ending
OC Deficiency Amount Ending
Credit Comeback Excess Cashflow
Excess Cashflow
Extra Principal Distribution Amount

2,239,836.83
2,239,836.83
2,239,836.83

0.00
2,239,836.83

0.00
0.00

189,853.70
0.00

Trigger Events

Rolling Sixty-Day Delinq Rate
Delinquency Trigger Event
Senior Enhancement Percentage
Cumulative Loss Rate
Cumulative Loss Trigger Event
Trigger Event
Stepdown Date

0.212%
NO

0.000%
0.000%

NO
NO
NO
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Subordination

 Protection

Bankruptcy Loss
Bankruptcy Percentage
Credit/Fraud Loss
Credit/Fraud Loss Percentage
Special Hazard Loss
Special Hazard Loss Percentage

  Original Current

0.00
0.000000%

0.00
0.000000%

0.00
0.000000%

0.00
0.000000%

8,959,347.32
2.081845%

0.00
0.000000%

Credit Support

Class A
Class A Percentage

Class M1
Class M1 Percentage

Class M2
Class M2 Percentage

Class M3
Class M3 Percentage

Class M4
Class M4 Percentage

Class M5
Class M5 Percentage

Class M6
Class M6 Percentage

Class M7
Class M7 Percentage

Class M8
Class M8 Percentage

Class M9
Class M9 Percentage

  Original Current

421,985,200.00
94.673424%

3,808,000.00
0.854334%

3,136,000.00
0.703569%

3,360,000.00
0.753824%

1,568,000.00
0.351785%

1,568,000.00
0.351785%

1,568,000.00
0.351785%

1,568,000.00
0.351785%

1,568,000.00
0.351785%

1,568,000.00
0.351785%

404,374,483.11
94.454313%

3,808,000.00
0.889478%

3,136,000.00
0.732511%

3,360,000.00
0.784833%

1,568,000.00
0.366255%

1,568,000.00
0.366255%

1,568,000.00
0.366255%

1,568,000.00
0.366255%

1,568,000.00
0.366255%

1,568,000.00
0.366255%
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Credit Support

Class M10
Class M10 Percentage

Class M11
Class M11 Percentage

  Original Current

2,240,000.00
0.502550%

1,790,000.00
0.401591%

2,240,000.00
0.523222%

1,790,000.00
0.418111%
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Issuance Coupon

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
5.0
5.5
6.0
6.5
7.0
7.5
8.0
8.5
9.0
9.5

10.0
10.5
11.0
11.5
12.0

>

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

5.0
5.5
6.0
6.5
7.0
7.5
8.0
8.5
9.0
9.5

10.0
10.5
11.0
11.5
12.0
12.5
12.5

15
69

313
569
496
201
73
4
3
0
0
0
0
0
0
0
0

0.861
3.959

17.958
32.645
28.457
11.532
4.188
0.229
0.172
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000

3,700,534.62
17,523,770.80
80,692,808.95

139,287,117.16
120,910,534.99
49,934,415.49
16,732,430.60

996,552.33
578,055.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.860
4.072

18.750
32.366
28.095
11.603
3.888
0.232
0.134
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000

Wgt Ave / Total: 1743 100.000 430,356,219.94 100.000

 
Update Face

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
0.00

25,000.00
50,000.00
75,000.00

100,000.00
125,000.00
150,000.00
175,000.00
200,000.00
225,000.00
250,000.00
275,000.00

-
-
-
-
-
-
-
-
-
-
-
-

0.00
25,000.00
50,000.00
75,000.00

100,000.00
125,000.00
150,000.00
175,000.00
200,000.00
225,000.00
250,000.00
275,000.00
300,000.00

0
0
5

18
51
98

153
161
158
151
149
111
166

0.000
0.000
0.287
1.033
2.926
5.622
8.778
9.237
9.065
8.663
8.548
6.368
9.524

0.00
0.00

175,259.43
1,179,992.04
4,624,768.81

11,094,136.70
21,023,181.44
26,346,777.71
29,792,555.42
32,363,708.90
35,409,532.60
29,169,721.11
47,782,082.36

0.000
0.000
0.041
0.274
1.075
2.578
4.885
6.122
6.923
7.520
8.228
6.778

11.103
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Update Face

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

300,000.00
325,000.00
350,000.00
375,000.00
400,000.00
425,000.00
450,000.00
475,000.00
500,000.00
525,000.00
550,000.00
575,000.00
600,000.00
625,000.00
650,000.00
675,000.00
700,000.00
725,000.00
750,000.00
775,000.00

>

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

325,000.00
350,000.00
375,000.00
400,000.00
425,000.00
450,000.00
475,000.00
500,000.00
525,000.00
550,000.00
575,000.00
600,000.00
625,000.00
650,000.00
675,000.00
700,000.00
725,000.00
750,000.00
775,000.00
800,000.00
800,000.00

111
113
97

122
50
6
1
6
5
5
1
1
2
1
0
0
1
0
0
0
0

6.368
6.483
5.565
6.999
2.869
0.344
0.057
0.344
0.287
0.287
0.057
0.057
0.115
0.057
0.000
0.000
0.057
0.000
0.000
0.000
0.000

34,771,737.08
38,306,023.20
35,139,685.24
47,600,816.72
20,594,325.56
2,595,270.25

468,350.00
2,945,244.68
2,568,215.71
2,657,171.47

563,846.30
593,126.48

1,232,200.00
650,000.00

0.00
0.00

708,490.73
0.00
0.00
0.00
0.00

8.080
8.901
8.165

11.061
4.785
0.603
0.109
0.684
0.597
0.617
0.131
0.138
0.286
0.151
0.000
0.000
0.165
0.000
0.000
0.000
0.000

Wgt Ave / Total: 1743 100.000 430,356,219.94 100.000

 
Update Term

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
120
180
300

>

-
-
-

120
180
300
360
360

0
0
0

1743
0

0.000
0.000
0.000

100.000
0.000

0.00
0.00
0.00

430,356,219.94
0.00

0.000
0.000
0.000

100.000
0.000

Wgt Ave / Total: 1743 100.000 430,356,219.94 100.000


